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Certificateholder Monthly Distribution Summary

 
 

 Class 

A-1
A-2
A-3
A-4
A-5
A-6
A-7
A-8
A-9
A-10
A-11
A-12
A-13
A-14
A-15
A-16
A-17
A-18
A-19
A-20
A-21
A-22

X
PO
A-R

 
 

   Cusip   

12544CAA9
12544CAB7
12544CAC5
12544CAD3
12544CAE1
12544CAF8
12544CAG6
12544CAH4
12544CAJ0
12544CAK7
12544CAL5
12544CAM3
12544CAN1
12544CAP6
12544CAQ4
12544CAR2
12544CAS0
12544CAT8
12544CAU5
12544CAV3
12544CAW1
12544CAX9
12544CAY7
12544CAZ4
12544CBA8

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior

Strip IO
Strip IO
Strip PO
Residual

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

49,223,000.00
20,000,000.00

8,550,000.00
47,240,000.00

4,077,000.00
1,687,000.00

126,192,174.00
18,928,826.00
18,928,826.00

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
98,000,000.00
24,709,100.00
24,709,100.00
14,659,000.00
15,188,000.00
29,847,000.00

362,933,532.00
4,087,423.25

100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.850000
5.570000
1.430000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.870000
0.130000
5.750000
5.750000
0.250000
0.303216
0.000000
6.000000

 
Principal

Distribution

498,550.82
0.00
0.00

441,867.56
0.00
0.00

1,180,360.45
177,054.07

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

711,118.44
453,464.02

0.00
0.00
0.00
0.00
0.00

4,575.79
100.00

 
Interest

Distribution

246,115.00
100,000.00

42,750.00
236,200.00

20,385.00
8,435.00

615,186.85
87,861.30
22,556.85

5,305.00
18,765.00

7,305.00
17,035.00

5,535.00
5,100.00

184,480.50
490,000.00
120,868.68

2,676.82
70,241.04
72,775.83

6,218.13
91,706.00

0.00
0.79

 
Total

Distribution

744,665.82
100,000.00

42,750.00
678,067.56

20,385.00
8,435.00

1,795,547.30
264,915.37

22,556.85
5,305.00

18,765.00
7,305.00

17,035.00
5,535.00
5,100.00

184,480.50
1,201,118.44

574,332.70
2,676.82

70,241.04
72,775.83

6,218.13
91,706.00

4,575.79
100.79

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

48,724,449.18
20,000,000.00

8,550,000.00
46,798,132.44

4,077,000.00
1,687,000.00

125,011,813.55
18,751,771.93
18,751,771.93

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
97,288,881.56
24,255,635.98
24,255,635.98
14,659,000.00
15,188,000.00
29,847,000.00

359,559,099.04
4,082,847.46

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B-1
B-2
B-3
B-4
B-5

12544CBB6
12544CBC4
12544CBD2
12544CBE0
12544CBF7
12544CBG5

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

11,751,000.00
3,000,000.00
1,500,000.00
1,000,000.00

750,000.00
749,887.30

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

4,690.46
1,197.46

598.73
399.15
299.37
299.32

58,755.00
15,000.00

7,500.00
5,000.00
3,750.00
3,749.44

63,445.46
16,197.46

8,098.73
5,399.15
4,049.37
4,048.76

0.00
0.00
0.00
0.00
0.00
0.00

11,746,309.54
2,998,802.54
1,499,401.27

999,600.85
749,700.63
749,587.98

0.00
0.00
0.00
0.00
0.00
0.00

Totals 499,997,610.55 3,474,575.64 2,571,257.23 6,045,832.87 0.00 496,523,034.91 0.00
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Principal Distribution Detail

 
 

 Class 

A-1
A-2
A-3
A-4
A-5
A-6
A-7
A-8
A-9
A-10
A-11
A-12
A-13
A-14
A-15
A-16
A-17
A-18
A-19
A-20
A-21
A-22

X
PO
A-R

 
 

Cusip

12544CAA9
12544CAB7
12544CAC5
12544CAD3
12544CAE1
12544CAF8
12544CAG6
12544CAH4
12544CAJ0
12544CAK7
12544CAL5
12544CAM3
12544CAN1
12544CAP6
12544CAQ4
12544CAR2
12544CAS0
12544CAT8
12544CAU5
12544CAV3
12544CAW1
12544CAX9
12544CAY7
12544CAZ4
12544CBA8

Original
Certificate
Balance

49,223,000.00
20,000,000.00

8,550,000.00
47,240,000.00

4,077,000.00
1,687,000.00

126,192,174.00
18,928,826.00
18,928,826.00

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
98,000,000.00
24,709,100.00
24,709,100.00
14,659,000.00
15,188,000.00
29,847,000.00

362,933,532.00
4,087,423.25

100.00

Beginning
Certificate
Balance

49,223,000.00
20,000,000.00

8,550,000.00
47,240,000.00

4,077,000.00
1,687,000.00

126,192,174.00
18,928,826.00
18,928,826.00

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
98,000,000.00
24,709,100.00
24,709,100.00
14,659,000.00
15,188,000.00
29,847,000.00

362,933,532.00
4,087,423.25

100.00

Scheduled
Principal

Distribution

498,550.82
0.00
0.00

441,867.56
0.00
0.00

1,180,360.45
177,054.07

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

711,118.44
453,464.02

0.00
0.00
0.00
0.00
0.00

4,575.79
100.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

498,550.82
0.00
0.00

441,867.56
0.00
0.00

1,180,360.45
177,054.07

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

711,118.44
453,464.02

0.00
0.00
0.00
0.00
0.00

4,575.79
100.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

48,724,449.18
20,000,000.00

8,550,000.00
46,798,132.44

4,077,000.00
1,687,000.00

125,011,813.55
18,751,771.93
18,751,771.93

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
97,288,881.56
24,255,635.98
24,255,635.98
14,659,000.00
15,188,000.00
29,847,000.00

359,559,099.04
4,082,847.46

0.00

Ending
Certificate

Factor

0.989871588
1.000000000
1.000000000
0.990646326
1.000000000
1.000000000
0.990646326
0.990646326
0.990646326
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
0.992743689
0.981647894
0.981647894
1.000000000
1.000000000
1.000000000
0.990702339
0.998880519
0.000000000

M
B-1
B-2
B-3
B-4
B-5

12544CBB6
12544CBC4
12544CBD2
12544CBE0
12544CBF7
12544CBG5

11,751,000.00
3,000,000.00
1,500,000.00
1,000,000.00

750,000.00
749,887.30

11,751,000.00
3,000,000.00
1,500,000.00
1,000,000.00

750,000.00
749,887.30

4,690.46
1,197.46

598.73
399.15
299.37
299.32

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

4,690.46
1,197.46

598.73
399.15
299.37
299.32

0.00
0.00
0.00
0.00
0.00
0.00

11,746,309.54
2,998,802.54
1,499,401.27

999,600.85
749,700.63
749,587.98

0.999600846
0.999600846
0.999600846
0.999600846
0.999600846
0.999600846

Totals 499,997,610.55 499,997,610.55 3,474,575.64 0.00 0.00 3,474,575.64 0.00 496,523,034.91
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Interest Distribution Detail

 
 

 Class 

A-1
A-2
A-3
A-4
A-5
A-6
A-7
A-8
A-9
A-10
A-11
A-12
A-13
A-14
A-15
A-16
A-17
A-18
A-19
A-20
A-21
A-22

X
PO
A-R

Beginning
Certificate
Balance

49,223,000.00
20,000,000.00

8,550,000.00
47,240,000.00

4,077,000.00
1,687,000.00

126,192,174.00
18,928,826.00
18,928,826.00

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
98,000,000.00
24,709,100.00
24,709,100.00
14,659,000.00
15,188,000.00
29,847,000.00

362,933,532.00
4,087,423.25

100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.850000
5.570000
1.430000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.870000
0.130000
5.750000
5.750000
0.250000
0.303216
0.000000
6.000000

  
Effective 

Coupon (%)

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.850000
5.570000
1.430000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.870000
0.130000
5.750000
5.750000
0.250000
0.303216
0.000000
9.485592

 
Current
Interest

246,115.00
100,000.00

42,750.00
236,200.00

20,385.00
8,435.00

615,186.85
87,861.30
22,556.85

5,305.00
18,765.00

7,305.00
17,035.00

5,535.00
5,100.00

184,480.50
490,000.00
120,868.68

2,676.82
70,241.04
72,775.83

6,218.13
91,706.00

0.00
0.50

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

246,115.00
100,000.00

42,750.00
236,200.00

20,385.00
8,435.00

615,186.85
87,861.30
22,556.85

5,305.00
18,765.00

7,305.00
17,035.00

5,535.00
5,100.00

184,480.50
490,000.00
120,868.68

2,676.82
70,241.04
72,775.83

6,218.13
91,706.00

0.00
0.50

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

246,115.00
100,000.00

42,750.00
236,200.00

20,385.00
8,435.00

615,186.85
87,861.30
22,556.85

5,305.00
18,765.00

7,305.00
17,035.00

5,535.00
5,100.00

184,480.50
490,000.00
120,868.68

2,676.82
70,241.04
72,775.83

6,218.13
91,706.00

0.00
0.79

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B-1
B-2
B-3
B-4
B-5

11,751,000.00
3,000,000.00
1,500,000.00
1,000,000.00

750,000.00
749,887.30

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

58,755.00
15,000.00

7,500.00
5,000.00
3,750.00
3,749.44

0.00
0.00
0.00
0.00
0.00
0.00

58,755.00
15,000.00

7,500.00
5,000.00
3,750.00
3,749.44

0.00
0.00
0.00
0.00
0.00
0.00

58,755.00
15,000.00

7,500.00
5,000.00
3,750.00
3,749.44

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 499,997,610.55 2,571,256.94 0.00 2,571,256.94 0.00 2,571,257.23 0.00 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A-1
A-2
A-3
A-4
A-5
A-6
A-7
A-8
A-9
A-10
A-11
A-12
A-13
A-14
A-15
A-16
A-17
A-18
A-19
A-20
A-21
A-22

X
PO
A-R

 
 

Cusip

12544CAA9
12544CAB7
12544CAC5
12544CAD3
12544CAE1
12544CAF8
12544CAG6
12544CAH4
12544CAJ0
12544CAK7
12544CAL5
12544CAM3
12544CAN1
12544CAP6
12544CAQ4
12544CAR2
12544CAS0
12544CAT8
12544CAU5
12544CAV3
12544CAW1
12544CAX9
12544CAY7
12544CAZ4
12544CBA8

Original
Certificate
Balance

49,223,000.00
20,000,000.00

8,550,000.00
47,240,000.00

4,077,000.00
1,687,000.00

126,192,174.00
18,928,826.00
18,928,826.00

1,061,000.00
3,753,000.00
1,461,000.00
3,407,000.00
1,107,000.00
1,020,000.00

36,896,100.00
98,000,000.00
24,709,100.00
24,709,100.00
14,659,000.00
15,188,000.00
29,847,000.00

362,933,532.00
4,087,423.25

100.00

Beginning
Certificate
Balance

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

 
Principal

Distribution

10.128411946
0.000000000
0.000000000
9.353673944
0.000000000
0.000000000
9.353673944
9.353673944
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
7.256310577

18.352105846
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
1.119480683

1,000.000000000

 
Interest

Distribution

5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
4.875000000
4.641666667
1.191666667
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
4.891666667
0.108333333
4.791666667
4.791666667
0.208333333
0.252679877
0.000000000
7.904659888

Ending
Certificate
Balance

989.871588054
1,000.000000000
1,000.000000000

990.646326056
1,000.000000000
1,000.000000000

990.646326056
990.646326056
990.646326056

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

992.743689423
981.647894154
981.647894154

1,000.000000000
1,000.000000000
1,000.000000000

990.702338962
998.880519317

0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.850000
5.570000
1.430000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.870000
0.130000
5.750000
5.750000
0.250000
0.303216
0.000000
6.000000

M
B-1
B-2
B-3
B-4
B-5

12544CBB6
12544CBC4
12544CBD2
12544CBE0
12544CBF7
12544CBG5

11,751,000.00
3,000,000.00
1,500,000.00
1,000,000.00

750,000.00
749,887.30

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.399154372
0.399154372
0.399154372
0.399154372
0.399154372
0.399154372

5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000

999.600845628
999.600845628
999.600845628
999.600845628
999.600845628
999.600845628

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 499,997,610.55 1,000.000000000 6.949184489 5.142539036 993.050815511
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

02/26/07
01/01/07
01/31/07
02/19/07
01/26/07
01/01/07
02/01/07

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

796
499,997,610.55

6.35721%
6.17105%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

796
5

791

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

499,997,610.55
199,697.12

3,274,878.52
0.00

496,523,034.91
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Weighted Averages

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.35721%
6.17105%
6.34782%
6.16164%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

360
359

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

72,916.32
72,810.35

3,749.98
903.31

77,463.64

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

377.54
3,430.05

0.00
0.00

3,807.59

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

3,203,288.28
0.00

105.97
105.97

0.00
7.58562%
0.65524%
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Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

NAS Principal Distribution Amount

Shift Percentage
Class A-3 Priority Percentage
Class A-3 Priority Amount
Class A-8 and Class A-9 Priority Percentage
Class A-8 and Class A-9 Priority Amount

0.00000%
7.64576%

0.00
0.00000%

0.00
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Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

530,727.34
1

0.00
0

0.00
0

530,727.34
1

0.10689%
0.12642%

0.00000%
0.00000%

0.00000%
0.00000%

0.10689%
0.12642%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%
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 REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 
Totals for Foreclosure

Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

530,727.34
1

0.10689%
0.12642%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Trigger Test

0.00
YES
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test
Monthly Default Rate
Conditional Default Rate

0.00
0.00
0.00
0.00
0.00
YES

0.00000%
0.00000%

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A



101 Barclay Street, 4 West
New York, NY 10286

Officer: Michelle Penson
212.815.3087

Associate: Jonathon Conte
212.815.6146

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2007-2

Mortgage Pass-Through Certificates, Series 2007-2

Page 7

Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

2,648,720.87
105.97

72,916.32
903.31

0.00
2,575,007.21

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

199,697.12
3,203,288.28

71,590.24
0.00
0.00
0.00
0.00

3,474,575.64

Other Amounts

Prepayment Penalites
Other Amounts
Total Other Remittance Amounts

0.00
0.00
0.00

Total Available Funds 6,049,582.85
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Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Corridor Contract Proceeds Needed
Capitalized Interest
Supplemental Loan Deposit
Carryover Reserve Fund
Class P Principal Reserve Fund
Other Amounts
Compensating Interest
Total Amounts Available

6,049,476.88
0.00
0.00
0.00
0.00
0.00
0.00

105.97
6,049,582.85

Distribution Payments

Trustee Fee
Class Payments
Total Payments

3,749.98
6,045,832.87
6,049,582.85

Trust Accounts

Distribution Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
6,049,582.85
6,049,582.85

0.00

Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,000.00
0.00
0.00

1,000.00
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Yield Supplemental Amounts Details

Yield Supplemental Amounts

 Class Beginning Balance Current Period Amount Amount Paid Ending Amount

A-18 0.00 0.00 0.00 0.00

Corridor Contract Amounts Available

 Contract Beginning Amount Current Period Amount Ending Amount

A-18 0.00 0.00 0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

4,087,423.25
1,752.40
2,823.39

0.00
0.00

4,082,847.46

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

495,910,187.30
197,944.72

3,272,055.13
0.00
0.00

492,440,187.45

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.21889%
100.00000%

96.21889%
100.00000%

3.78111%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

3,462,515.35
7,484.50
4,575.79

3,474,575.64



101 Barclay Street, 4 West
New York, NY 10286

Officer: Michelle Penson
212.815.3087

Associate: Jonathon Conte
212.815.6146

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2007-2

Mortgage Pass-Through Certificates, Series 2007-2

Page 11

Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B-1
Class B-1 Percentage

Class B-2
Class B-2 Percentage

Class B-3
Class B-3 Percentage

Class B-4
Class B-4 Percentage

Class B-5
Class B-5 Percentage

  Original Current

481,246,723.25
96.249805%

11,751,000.00
2.350211%

3,000,000.00
0.600003%

1,500,000.00
0.300001%

1,000,000.00
0.200001%

750,000.00
0.150001%

749,887.30
0.149978%

477,779,632.11
96.225069%

11,746,309.54
2.365713%

2,998,802.54
0.603960%

1,499,401.27
0.301980%

999,600.85
0.201320%

749,700.63
0.150990%

749,587.98
0.150967%
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Stratification Tables

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

0
0
6

22
81

307
249

75
20

4
8
8
7
4

0.000
0.000
0.759
2.781

10.240
38.812
31.479

9.482
2.528
0.506
1.011
1.011
0.885
0.506

0.00
0.00

4,204,755.17
12,789,258.32
51,516,534.33

192,937,301.64
158,663,425.14

45,515,510.39
12,694,587.67

2,303,559.50
3,866,908.72
5,410,577.34
4,244,671.45
2,375,945.24

0.000
0.000
0.847
2.576

10.375
38.858
31.955

9.167
2.557
0.464
0.779
1.090
0.855
0.479

Wgt Ave / Total: 791 100.000 496,523,034.91 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
7

68
74

120
71
54
40
43
48

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.885
8.597
9.355

15.171
8.976
6.827
5.057
5.436
6.068

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2,949,312.49
29,892,326.48
34,261,375.99
58,587,980.47
36,444,662.37
29,025,863.75
22,494,974.60
25,393,942.60
29,540,432.12

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.594
6.020
6.900

11.800
7.340
5.846
4.530
5.114
5.949
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-

650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

56
17
30
17

9
8

15
114

7.080
2.149
3.793
2.149
1.138
1.011
1.896

14.412

36,016,650.87
11,263,379.62
20,563,353.42
12,131,392.26

6,650,284.21
6,101,675.69

11,900,649.39
123,304,778.58

7.254
2.268
4.141
2.443
1.339
1.229
2.397

24.834

Wgt Ave / Total: 791 100.000 496,523,034.91 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA

WA
CO

Others

0
0
0
0
0
0

791

0.000
0.000
0.000
0.000
0.000
0.000

100.000

0.00
0.00
0.00
0.00
0.00
0.00

496,523,034.91

0.000
0.000
0.000
0.000
0.000
0.000

100.000

Wgt Ave / Total: 791 100.000 496,523,034.91 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

791
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

496,523,034.91
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 791 100.000 496,523,034.91 100.000


